7/5  FUND  TRADE  HISTORY 

PERIOD  #7  (Jul  1  -  Aug  11,  2011) 

7/1  Enter  AZO  AUG  280-310  Iron  Condor  ($297.42) 

$3.50  credit/  $6.50  margin  X 10  contracts  =  $3,500  credit/  $6,500  Margin 


7/5  AZO  TOS  Account  (Iron  Condor) 


7/5  AZO  Chart  (with  Iron  Condor) 


7/5  Old  AUG  290-310  Iron  Condor 


7/5  New  AUG  290-320  Iron  Condor 


7/8  FUND  TRADE  HISTORY 

PERIOD  #7  (Jul  1  -  Aug  11,  2011) 

7/1  Enter  AZO  AUG  280-310  Iron  Condor  ($297.42) 

$3.50  credit/  $6.50  margin  X 10  contracts  =  $3,500  credit/  $6,500  Margin 


7/8  Enter  AZO  AUG/  SEP  310  Call  Calendar  ($298.28) 
$1.80  X 10  contracts  =  $1,800 


7/8  AZO  TOS  Account  (AUG/SEP  310  Call 

Calendar) 


7/8  AZO  Chart 


7/8  Open  AUG/SEP  310  Call  Calendar 


7/8  Current  AUG  290-320  Iron  Condor 


7/8  Total  AUG  Positions 


7/18  FUND  TRADE  HISTORY 

PERIOD  #7  (Jul  1  -  Aug  11,  2011) 

7/1  Enter  AZO  AUG  280-310  Iron  Condor  ($297.42) 

$3.50  credit/  $6.50  margin  X 10  contracts  =  $3,500  credit/  $6,500  Margin 

7/18  Enter  AZO  AUG  280-310  Iron  Condor  ($295.36) 

$2.95  credit/  $7.05  margin  X 10  contracts  =  $2,950  credit/  $7,050  Margin 


7/8  Enter  AZO  AUG/  SEP  310  Call  Calendar  ($298.28) 
$1.80  X 10  contracts  =  $1,800 

7/18  Enter  AZO  AUG/  SEP  300  Put  Calendar  ($295.36) 
$2.40  X 10  contracts  =  $2,400 


7/1 8  AZO  TOS  Account 


7/18  AZO  Chart 


7/18  Current  AUG  290-310  Iron  Condor 


7/18  BUY  AUG  290-310  Iron  Condor 
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7/18  TOTAL  AUG  290-310  Iron  Condor  Position 


7/18  Current  AUG/SEP  310  Call  Calendar 


7/18  BUY  AUG/SEP  300  Put  Calendar 


7/18  AUG  Total  Position 


7/20  FUND  TRADE  HISTORY 

PERIOD  #7  (Jul  1  -  Aug  11,  2011) 

7/1  Enter  AZO  AUG  280-310  Iron  Condor  ($297.42) 

$3.50  credit/  $6.50  margin  X 10  contracts  =  $3,500  credit/  $6,500  Margin 

7/18  Enter  AZO  AUG  280-310  Iron  Condor  ($295.36) 

$2.95  credit/  $7.05  margin  X 10  contracts  =  $2,950  credit/  $7,050  Margin 


7/8  Enter  AZO  AUG/  SEP  310  Call  Calendar  ($298.28) 
$1.80  X 10  contracts  =  $1,800 

7/8  SOLD  AZO  AUG/  SEP  310  Call  Calendar  ($296.51) 
$1.75X  10  contracts  =  $1,750  ->  Loss  $50 


7/18  Enter  AZO  AUG/  SEP  300  Put  Calendar  ($295.36) 
$2.40  X 10  contracts  =  $2,400 


7/20  AZO  TOS  Account 


7/20  AZO  Chart 


7/20  Total  Position  BEFORE  Adjustment 


7/20  Close  AUG/SEP  310  Call  Calendar 


7/20  Total  Position  AFTER  Adjustment 


7/20  Current  AUG  290-310  Iron  Condor 


7/20  Current  AUG/SEP  300  Put  Calendar 


7/21  FUND  TRADE  HISTORY 

PERIOD  #7  (Jul  1  -  Aug  11,  2011) 

7/1  Enter  AZO  AUG  280-310  Iron  Condor  ($297.42) 

$3.50  credit/  $6.50  margin  X 10  contracts  =  $3,500  credit/  $6,500  Margin 
7/18  Enter  AZO  AUG  280-310  Iron  Condor  ($295.36) 

$2.qs  credit/  $7. OS  margin  X 10  contracts  =  $2,950  credit/  $7,050  Margin 
7/21  Enter  AZO  AUG  280-310  Iron  Condor  ($295.93) 

$2.55  credit/  $7.45  margin  X 10  contracts  =  $2,550  credit/  $7,450  Margin 

bAbt  LUb  I  -  $3.00  credit/  $7.00  Margin  x  30  contracts  =  $21,000 

7/8  Enter  AZO  AUG/  SEP  310  Call  Calendar  ($298.28) 

$1.80  X 10  contracts  =  $1,800 
7/8  SOLD  AZO  AUG/  SEP  310  Call  Calendar  ($296.51) 

$1.75X  10  contracts  =  $1,750  ->  Loss  $50 

7/18  Enter  AZO  AUG/  SEP  300  Put  Calendar  ($295.36) 

$2.40  X 10  contracts  =  $2,400 


7/21  AZO  TOS  Account 


7/21 AZO  Chart 


7/21  Total  Position  BEFORE  Adjustment 


7/21  Open  AUG  290-310  Iron  Condor 


7/21  Total  Position  AFTER  Adjustment 


7/21  AUG  290-310  Iron  Condor  BEFORE 

Adjustment 


7/21  AUG  290-310  Iron  Condor  AFTER 

Adjustment 


FUND  TRADE  SUMMARY 

7/21/2011 

Period  #6  (Jun  16-  Jul  15,  2011) 

Gain  this  period  =  -$600  -$75  +  $2,100  =  $1,425/ 14.25% 

Realized  $31,030  $600  -$75  +  $2,100  =  $32,455 

Current  Position  ($8,300*)  =  $8,300 

Cash  $24,155 

Total  Fund  $32,455/  $10,000  =  224.55%  Gain 

Total  Fund  Gain  this  Period  4.59% 

Period  #7  (Jul  1-  Aug  11,  2011) 

Gain  this  period 

Realized  -$50 

Current  Position  $6,500  +  $7,050  +  $4,800  +  $7,450  =  25,800 

Cash  $6,605 

Total  Fund  $32,405/  $10,000  =  224.05%  Gain 

Total  Fund  Gain  this  Period 


